In our paper [1] we found two typographical errors that can negatively influence the correct implementation of the algorithms by potential users. Therefore, we consider important to present this erratum.
The algorithm CGQL
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The first typographical error in [1] appears in the main part of Algorithm 5 CGQL (surrounded by the frame) on page 185. To be consistent with the definition of g k on page 182, the symbol g k that appears only once in the main part of Algorithm 5 CGQL, should by replaced by g k−1 . Hence,
is the correct formula. 
The Estimates part
The second typographical error is closely related with the first one and it is hidden in the "Estimates part" on page 184, that is common for both algorithms, CGQL and CGQ. It is again about wrong indexing of g k , this time in the definition of
The corrected text on page 184 is the following:
Final comments
We would like to assure the interested readers that these typographical errors did not appear in our Matlab codes so that the numerical experiments presented in our paper are correct. As it is clear form the above text, the first error arose in the CGQL algorithm where the CG related quantities are indexed from 0 while the tridiagonal matrices related quantities are indexed from 1. The first typographical error caused then the second one in the Estimates part.
